Interpolated Bills
August 27, 2010

'“s'fl':n':‘:"t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 09.08.10 |PIBL12091183 |<1M 9/8/2010] 8| 0.02]  7.005000] 3.8500 | 10:14:37 AM| 3.8500 | 4.0277 | 3.9893 | 3.9842
TBILL 09.15.10 |PIBLO310F076 |<iM | 9/15/2010] 15| 0.04] 735.000000] 4.0000 | 11:01:02AM| 3.9660 | 4.0554 | 3.9786 | 3.9685
TBILL 09.22.10 |PIBLO610C018 |<iM | 9/22/2010] 22| 0.06] 40.000000] 3.9450 | 10:08:27 AM| 3.9450 | 4.0831 | 3.9679 | 3.9527
TBILL 09.29.10 |PIBL12091209 |1M 9/29/2010] 29| 0.08] 154.553280] 3.9000 2:16:56 PM| 3.9233 | 4.1108 | 3.9572 | 3.9369
TBILL09.29.10a |PIBLO310F085 |1M 9/29/2010] 29| 0.08]  2.050126] 3.8250 2:46:52 PM| 3.8244 | 4.1108 | 3.9572 | 3.9369
TBILL 10.06.10* |PIBLO610D026 |1M 10/6/2010] 36| 0.10 41385 | 3.9465 | 3.9212
TBILL 10.13.10 |PIBL1209J217 |1M 10/13/2010] 43| 0.12] _ 1.003444] 3.6000 | 10:32:19 AM| 3.7900 | 4.1437 | 3.9621 | 3.9399
TBILL 10.20.10 |PIBLO610D035 |2M 10/20/2010] 50| 0.14] _ 3.073000] 4.5000 2:35:26 PM| 3.9809 | 4.1490 | 3.9778 | 3.9587
TBILL 10.27.10 |PIBL1209J226 |2M 10/27/2010] 57| 0.16] _ 2.502337| 3.8000 | 12:27:29 PM| 3.8240 | 4.1543 | 3.9934 | 3.9775
TBILL 11.03.10 |PIBLO610E043 |2M 11/3/2010] 64| 0.18 41596 | 4.0091 | 3.9962
TBILL 11.10.10 |PIBL1209K233 |2M 11/10/2010] _ 71] 0.19] _ 3.668000] 4.0000 2:28:57 PM| 3.8064 | 4.1649 | 4.0247 | 4.0150
TBILL 11.17.10 |PIBLO610E052 |2M 11/17/2010] 78] 0.21 0.543000] 3.9500 | 11:12:25AM| 3.9500 | 4.1702 | 4.0404 | 4.0337
TBILL 11.24.10 |PIBL1209K242 |3M 11/24/2010] 85| 0.23| 1264.950000| 3.9177 3:49:38 PM| 4.0719 | 4.1755 | 4.0560 | 4.0525
TBILL 12.01.10° |PIBLO610F060 |3M 12/1/2010] 92| 0.25]  0.250000] 3.8500 | 11:55:41 AM| 3.8500 | 4.1808 | 4.0717 | 4.0713
TBILL 12.08.10 |PIBL1209L250 |3M 12/8/2010] 99| 0.27]  9.211000] 3.9750 | 11:52:06 AM| 3.9969 | 4.1954 | 4.0916 | 4.0899
TBILL 12.15.10 |PIBLO610F079 |4M 12/15/2010] 106 0.29 42101 | 41115 | 4.1084
TBILL 12.29.10 |PIBLO610F088 |4M 12/29/2010] 120] 0.33] _ 5.500000] 4.0500 | 11:53:12 AM| 4.0500 | 4.2393 | 4.1512 | 4.1456
TBILL 01.12.11 |PIBL1210A018 |5M 1/12/2011| 134] 0.37] _ 0.228000| 4.0750 2:00:29 PM| 4.0750 | 4.2686 | 4.1910 | 4.1828
TBILL 01.26.11 |PIBL1210A027 |5M 1/26/2011| 148| 0.41 42979 | 4.2307 | 4.2199
TBILL 02.09.11 |PIBL1210B035 |5M 2/9/2011| 162| 0.44]  1.016000] 4.3000 | 10:38:25 AM| 4.3000 | 4.3272 | 4.2705 | 4.2571
TBILL 02.23.11 |PIBL1210B044 |6M 2/23/2011| 176] 048] 20.691000] 4.3008 3:18:22 PM| 4.2004 | 4.3565 | 4.3102 | 4.2942
TBILL 03.09.11* |PIBL1210C052 |6M 3/9/2011] 190] 0.52] 155.089000] 4.3500 3:59:01 PM| 4.3489 | 4.3858 | 4.3500 | 4.3314
TBILL 03.23.11 |PIBL1210C061 |7M 3/23/2011] 204] 056]  1.119700] 4.3250 3:18:08 PM| 4.2568 | 4.4096 | 4.3729 | 4.3503
TBILL 04.06.11 |PIBL1210D079 |7M 4/6/2011| 218] 0.60 44333 | 4.3958 | 4.3691
TBILL 04.20.11 |PIBL1210D088 |8M 4/20/2011| 232| 0.64 4.4571 | 4.4187 | 4.3880
TBILL 05.18.11 |PIBL1210E103 |9M 5/18/2011] 260] 0.71] 400.000000] 4.3900 | 12:32:10 PM| 4.3900 | 4.5047 | 4.4646 | 4.4258
TBILL 06.15.11 |PIBL1210F120 |10M | 6/15/2011] 288| 0.79]  2.568000] 4.3000 | 10:19:54 AM| 4.3000 | 4.5522 | 45104 | 4.4635
TBILL 06.29.11 |PIBL1210F139 |[1OM | 6/29/2011| 302] 0.83] _ 7.107000| 4.4000 3:27:45 PM| 4.3679 | 45760 | 45333 | 4.4824
TBILL 07.13.11 |PIBL1210G147 |[11M | 7/13/2011] 316 0.87 45998 | 45562 | 4.5013
TBILL 07.27.11 |PIBL1210G156 |[11M | 7/27/2011] 330] 0.90 46236 | 45792 | 4.5202
TBILL 08.10.11 |PIBL1210H164 |1Y 8/10/2011| 344] 0.94]  3.343784] 4.5011 3:06:13 PM| 45011 | 4.6474 | 4.6021 | 4.5390
TBILL 08.24.11* |PIBL1210H173 |[1Y 8/24/2011| 358| 0.98] 90.771356| 4.6000 3:33:16 PM| 4.5600 | 4.6712 | 4.6250 | 4.5579




